Abstract
Introduction
Forecasting is estimating the size or number of something in the future according to the lag that is analyzed naturally, especially using statistic method (Sudjana, 1986) . Time series data are often used as input or output data for performing forecasting process.
Some forecasting method that can be applied to perform forecasting according to the time series data include: naïf approach method, moving average, exponential smoothing method, and trend projection method.
The data used in this research is the historical data of export amount in DIY.
Therefore, it will be performed a linear regression analysis that considers the (Gujarati, 2003) . (Rosadi, 2012) .
Stationarity Test of Time Series Data

Optimal Lag Examination
Optimal Lag Examination is used to determine optimal lag length which be used to determine the parameter estimation of VAR model. This can be caused by causal relationship and VAR model which are sensitive toward the lag length, so it is necessary to determine the proper optimal lag length (Widarjono, 2007 
Autoregressive Model
If the dependent variable is affected by the independent variable in the current time, and also affected by dependent variable itself in the previous time, so it called autoregressive model.
This is the example of autoregressive model, which is also known as dynamic model, because it is figure out the timeline from the dependent variable with the value from the previous time (Gujarati, 2003) .
Koyck Method
Koyck Method usually used to determine the estimated dynamic distributed lag model, which the length of the lag is unknown (3)
Koyck assumed that β coefficient was decreasing geometrically as follow:
, k = 0,1, … dan 0 < λ <1 (6) Where λ is the decreasing of distributed-Lag, Koyck Model was written as follow:
Which Vt = -λ . Pay attention to this Koyck scheme features: 1) By assuming the value of λ is not important, Koyck tooe a side of β's by the change the sign;
2) By assuming the value of λ<1 , He gave small integrity to β's which is far from now;
3) He define that the value of β's is a sum of limited long term (Gujarati, 2003) .
Almon Method
Almon method used to determine the estimated of dynamic distributedlag, which the length of the lag is known. The model that used in the almon method is finite lag (3) method as follow: 
By distributing equation (2) to (1),
If defined:
= ∑ So it will be:
Equation (11) can be predicted by OLS Procedure. The probability of ̂ and ̂ that will be possess the desired properties if only the error full filled the classic assumption. After all ̂ predicted from equation (10), coefficient can be calculated using equation (9) as follow:
So the estimation of distributed lag model is: 
Discussion
Koyck Model Formation
In order to makes analysis become easier the researcher using software Eviews 10. 
VAR Model Formation
Based on the optimal lag test it is obtained the value of optimal lag on the lag 1. 
